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RESOLVENT ESTIMATES
FOR ELLIPTIC FINITE ELEMENT OPERATORS
IN ONE DIMENSION

M. CROUZEIX, S. LARSSON, AND V. THOMEE

ABSTRACT. We prove the analyticity (uniform in 4 ) of the semigroups gen-
erated on Ly(0, 1), 1 < p < oo, by finite element analogues A4, of a one-
dimensional second-order elliptic operator 4 under Dirichlet boundary con-
ditions. This is accomplished by showing the appropriate estimates for the
resolvents by means of energy arguments. The results are applied to prove sta-
bility and optimal-order error bounds for numerical solutions of the associated
parabolic problem for both smooth and nonsmooth data.

1. INTRODUCTION
Let A be an elliptic differential operator in one dimension defined by
Au = —(au') + bu' + cu, xeQ=(0,1), with u(0)=u(1)=0,

where ' = du/dx and the coefficients a, b, ¢ are smooth and real-valued

with a positive on Q. Defining the corresponding sesquilinear form
1
A(u,v) = (au',v")+ (b, v) + (cu, v), where (u, v) = / uvdx,
0

we assume that there is ag > 0 such that
(1.1) Re A(v, v) > ao||v’'|?, v € H(Q),

where |lu||2 = (4, u) . If this is not satisfied originally, it may be accomplished
by adding a positive multiple of u to Au.

Let 0=xp < Xx; <+ <Xy < Xy41 =1 define a partition of the interval Q
into subintervals Q; = (x;, x;41) of lengths A#; = x;,;—x; and with & = maxA; .
We shall think of this partition as a member of a family of such partitions,
which is assumed to be quasi-uniform in the sense that for some ¢ > 0 we have
hi>ch, i=0,1,..., N. For a fixed integer r > 2, we define

Sp={veH\(Q) vl €M,_y, i=0,1,..., N},
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where II,_; denotes the space of all polynomials (with complex coefficients)
of degree < r — 1. We then define a discrete analogue A4, : S, — S;, of the
operator A by the relation

(Apy, x) = Ay, x), Yw, x €Sp.

Let R(A, —A) = (Al + A)~!, where 1 is a complex parameter, denote the
resolvent of —A4. More precisely, we define R(4, —A)f for fe€ H™1(Q), the
dual space of H}(Q), as the solution u = u(-, A) € H}(Q) of the variational
equation

(12) A(u’ X)+}”(ua X)=<f9 7)9 VXGHOI(Q)a

where (-, -) denotes the duality pairing between H~!(Q) and H}(Q). Simi-
larly, we note that R(1, —A4,)P,f is the solution u; = uy(-, 1) € S}, of

(13) A(uha X)+}’(uh’X)=<fa -Z)a VXGSha
if we define the projection P, : H~1(Q) — S, by
(14) (tha X)=<fa7>a VXGSh'

Note that the restriction of P, to L,(Q) is the standard orthogonal projection.

The main purpose of this work is to prove the following estimates of the
resolvents of —4 and —A4,. We use the notation ||-||, for the standard norms
in L,(Q), 1<p< .

Theorem 1.1. There are ¢ € (3n, n) and C > 1 such that the linear operators
R(4, —A) and R(A, —Ay)P, are bounded from H=1(Q) into H}(Q), uniformly
with respect to A in the sector X, = {A € C:|argi| < ¢}, and, for 1 <p < o,
we have

C
IR(A, —A)fllp + IR(A, —A4p) Py fllp < Twllfllp, feLy(Q), AeZ,.

This theorem is proved in §2. The proof is based on estimates of the Green’s
functions of (1.2) and (1.3), which we obtain by an energy argument. Since
the relevant Green’s functions do not belong to H}(Q) in the multidimen-
sional case, it is not clear whether this technique can be generalized; one-
dimensionality is also used in various technical details below.

In the final §3 we discuss some applications of these resolvent estimates. The
first application concerns stability and error estimates for spatially semidiscrete
finite element approximations of the parabolic initial-boundary value problem

U+ Au= f(x,t), xeQ, t>0,
(1.5) u0,)=u(l,t)=0, t>0,
u(x, 0) = up(x), xeQ,

where u =u(x,t), u, =0u/dt, and where f and u, are given. The semidis-
crete finite element approximation u,(f) € S, is defined by the equation

(L.6) uy + Apup =P f(-, 1), t>0; un(0) = ugp »

where ugy, € S), is an approximation of .
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We now think of 4 as an unbounded operator on L,(Q) with domain
D(A) = W2(Q) = {u € WXQ) : u(0) = u(1) = 0}. Elementary arguments
show that

(L.7) [lm,p < CmllAttllm—2,p,  u€ W QNWHQ), m>2,

where |[ullm,p = (X]_o [lu]|5)!/? denotes the standard norm in W"(Q) (with
the usual modification for p = o0 ), and hence that A4 is a closed operator on
L,(Q). Together with the resolvent estimates in Theorem 1.1, this shows that
A and A, generate analytic semigroups E(f) = e~ and Ej(¢)P, = e~ P,
in L,(Q); see, for example, [12, Theorem 2.5.2]. In the usual way we obtain
the representation

_ -m__l_/ BR(L. —
(1.8) E(f)=e =5 | e*RU, ~A)d,

where the contour I' is the boundary of X, oriented so that ImA increases
along I', and similarly
1

(1.9) Ep(t) = e = —

1A _
37 ¢ RO —An) 2.

Using (1.8), (1.9) and the resolvent estimates, we obtain the bounds

(1.10) IE@)vlp + HAE@)v], < Cllvllp, t>0,
and
(1.11) IE(0)Pyvlly + I AnEx(O)Prollp < Cllvll,, >0,

by a standard argument. In a similar way we see that E(¢) and E,(¢)P, are
bounded from H-!(Q) into H}(Q) for z > 0; in the latter case the bound is
independent of 4. From semigroup theory it also follows that u(¢) = E(¢)uy
and wu,(f) = Ey(t)ug, are solutions of the homogeneous problems (1.5) and
(1.6) with f(x, t) = 0. Solutions of the nonhomogeneous problems can then
be obtained by Duhamel’s principle: for (1.5) we have

(1.12) u(t)=E(t)u0+/otE(z—s)f(-,s)ds, t>0,

under suitable regularity assumptions on f. An analogous formula holds for
(1.6).

In this connection we note that when p = co we have Z(4) = Cy(Q) =
{u € C(Q) : u(0) = u(1) = 0}, so that A4 is not densely defined in L., (Q),
and hence the standard theory of analytic semigroups does not apply when
p = oo. However, most of the semigroup theory can be developed without the
assumption that & (A4) is dense; see [13] and [6]. Note also that 4 is densely
defined in Cy(Q) with the maximum norm; in that space the classical semigroup
theory is thus applicable. But the existence theorems for (1.12) then require
that f(¢) € Co(Q), which is not satisfactory, since it places an unnecessary
boundary condition on f(z). We therefore prefer to work in L..(Q) rather
than in Cy(Q).

Stability estimates of the form (1.11), with p = oo, but with logarithmic
factors in the right-hand sides, were obtained in [15] and [14]. Apart from
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removing the logarithm, our present proof of stability is simpler than those of
[15, 14].

Using the stability estimate for Ej,(¢) in (1.11) we prove in Theorem 3.2 that
for ug, suitably chosen we have the error estimate

t
(1.13)  Jlun(6) = u(®)llp < CH" (luoll- p + /o luc(s)llrpds),  1<p<oo,

Smooth solutions are thus approximated to optimal order.

In some applications it is important to allow nonsmooth initial data, such as
discontinuous functions or even J-functions. Let .Z(Q) denote the set of finite
measures 4 with ||u|.z = |u|(Q) = [, d|u|. Witheach u € .#(Q) we associate
a distribution (also denoted 4 ) in the usual way: (u, x) = [, x(x)du(x) for
x € C(Q). Recall that P, : #(Q) — S, is defined in (1.4). For solutions of
the homogeneous equations, i.e., (1.5) and (1.6) with f(x, ¢) = 0, and with
Uop = Pyug, we show in Theorem 3.5 that, for ¢ > 0,

llun(2) = u@®)llp < Ch"t"|luoll, , up € Lp(Q), 1<p<oo,
lun(t) = u(t)lloo < CHE "D uglly,  uo € A (Q).

(1.14)

In addition to (1.10) and (1.11) the proof uses a stability property of E(¢) and
E,(t) considered as operators from .#(Q) to L. (L), namely

IE()V]loo + | Ex(t)Pav]loo < CtP|v]le,  £>0,

resulting from the corresponding resolvent estimates, which are also derived in
§2.

We remark that our proofs of these error bounds differ slightly from those of
[14], which introduce additional logarithmic factors.

Another application of the resolvent estimates in Theorem 1.1 concerns the
stability and error analysis of fully discrete schemes based on rational approxi-
mations of the analytic semigroup Ej(¢). Let r(4) be a rational approximation
of the exponential function exp(4), which is accurate of order ¢ > 1, i.e.,

(1.15) r(A) =e*+0oitY), A-0,
and A-acceptable, i.e.,
(1.16) [r(A)| <1, Rel <0.

Then E},up, = r(—kAy)"up, is an approximation of Ej(fy)uo, , where k is
the timestep and ¢, = nk for n =1, 2, ... . Using the resolvent estimate and
contour integral representations, one may then prove stability for the discrete
evolution operator E7, ,

(1.17) IlEZ,uonlly < Clluonllp n>0, 1<p<oo,

see [3, 10, 11]. Stability may be combined with a local truncation error analysis
in a similar way as in (1.13) to yield an error bound for certain completely
discrete schemes. We demonstrate this in Theorem 3.3 for the backward Euler
method:

U,eSy, Up=up,

1.18 _ -
( ) 01Uy +AhUn=th(tn)a 8tUn=(Un_Un—l)/ka n>1,
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and the Crank-Nicolson method:
Un €Sy, Up=up,
gtUn'FAh(Un+Un—1)/2=th(tn—l/2)a n>1.
For general time discretization schemes it is necessary to introduce more com-
plicated approximations of the source term f; see [2]. We refrain from ad-
dressing this difficulty here and restrict further discussion to the homogeneous
problem ( f = 0). In this case we have U, = E},ug;, , uy(t) = E,(¢)uop , and the
resolvent estimates and contour integral representations yield the error bounds
1Un = un(t)llp < CK/ || A uionllp

th=nk >0, 1<p<oo, 1<j<yq,
and, if r is strongly A-acceptable, that is, if in addition |r(oo)| < 1, then
(1.21)  ||Up —un(tn)llp < CkOt [uonllp,  tn=nk >0, 1 <p<oo,

see for example [8]. Using the above bounds for u,(¢) — u(¢) and some addi-
tional arguments, one may then obtain bounds for the total error U, — u(t,).
For example, when ug, = P,ug, the error bounds (1.14) and (1.21) immediately
give

1T = u(ta)ll, < C(W 672 + k45 fuollp,  tn=nk >0, 1<p < oo,

(1.19)

(1.20)

because P, is stable in L,(2) by a result of [4]. We may also obtain error
bounds which hold uniformly as ¢ — 0, although an argument based directly
on (1.20) is not satisfactory, since this applies a discrete norm to the discrete
initial value. We show in Theorem 3.6 by a somewhat more involved argument

that
(1.22) 1Un — u(tn)llp < C(h’lluollr,p + k"lluollzq,p> )
th=nk>0, 1<p<oo,

if f =0, up is sufficiently smooth and satisfies the appropriate compatibility
conditions at x =0, 1, and ug, is suitably chosen.

2. RESOLVENT ESTIMATES

The main object of this section is to prove the bounds in Theorem 1.1 for the
resolvents R(4, —A) and R(A, —A,). The resolvent operators will be studied
for A in a sector

Sk 9={AeC:|arg(A—xk) <6}, with ¥ >0, 6 € (in, 7).
For 4 € I p it is convenient to write
1) A—x=(E+in? = —n?+2in,  with E+in€Zg9p, &, nER.

For future reference we note that for 1 € £, 4, we have

(2.2) In| < &€, where & = tan(16) > 1,
and
(2.3) E<-k|=E+n < (1+6)E

The following estimate will be a basic tool.



126 M. CROUZEIX, S. LARSSON, AND V. THOMEE

Lemma 2.1. Forany 6 € (in, n) there are k >0 and C > 1 such that
2.4) 1P+ vI* < ClA(v, v) + Alv]*|,  veH(Q), A€,

where & is related to A as in (2.1). If A is selfadjoint, i.e., b(x) =0, then we
may choose k = 0.

Proof. Setting
(2.5) F=A(v,v)+v|?,

we obtain, by taking the real part of (2.5) and using the transformation of
variables in (2.1),

ReAd(v, v) + (k + &2 —n?)|v||*> =Re F,

and together with (1.1),
(2.6) aolv'* + (x + & — n)|v||* < |F|.
By taking the imaginary part of (2.5) we obtain

ImA(v, v)+2n|v]|?=ImF,
and, since Im A(v, v) = Im(bv’, v),

2l vlI> < IF|+ [1Blloo i’ [l V]I
Multiplying by 16 = 1 tan(16) we have, in view of (2.2),

nllvll> < 6&lnl llvl|* < 361F| + $811bllollv’|l [10]l-

Adding this to (2.6), we obtain

S2Ib113,

2
— ||V
sa, 2101

aol|v'|I* + (x + EM)vl|* < (1 + $6)|F| + jaollv’|I* +
and (2.4) follows by taking x = 62||b||%,/(84ap). O

If /€ L,(Q), then taking y = u in (1.2) and applying the lemma shows
/)12 + & ull* < CIf, wI < ClAllull, A €Zx e

In particular, using (2.3), we have
C C
IIR(/L—A)fllsé—zllfllsmllfll, AEZ, 4,

which shows that —A4 is a sectorial operator on L,(Q). The same argument
applies to equation (1.3), so that —A4,, is also sectorial, uniformly in 4, with
respect to the topology of L,(2).

We next prove that —A4 is sectorial on L,(Q) for 1 < p < co. This result is
well known, but we give an elementary proof based on the energy estimate of
Lemma 2.1, which we shall then modify in Theorem 2.3 to show that —A4,, is
sectorial in the topology of L,(£2) uniformly in 4.
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Theorem 2.2. For any 6 € (3n, n) there are k >0 and C > 1 such that
C
—A < _—

”R(}”a )f"P = M _ KI
Proof. Let 6 € (4m, ) be arbitrary and let x be as in Lemma 2.1. Lemma
2.1 implies that the sesquilinear form B;(u, v) = A(u, v) + A(u, v) is coercive
on H}(Q), thatis, |B;(u, u)| > C~!|u/||> for all u € H}(Q) and A € Z, 4.
Hence, by the Lax-Milgram lemma we conclude that (1.2) has a unique solution
and that

IAlp,  feLp(Q), A€, 1 <p<oo.

IRGA, =A)fllgy < Clflu-,  fEHHQ), A€Zc

We shall prove the resolvent estimate for p = co. Since L;(Q)* = L, (Q) and
R(A, —A)* = R(A, —A*), where the adjoint operator A* is of the same form
as A, the estimate then follows for p = 1 by duality and for 1 < p < oo by
interpolation.

To complete the proof, it thus remains to show

C
|T__K|"f”ooa A€Z g,

where u(-, A) € H}(Q) is the solution of equation (1.2) with f € L,(Q). Let
g =g(+,y,A) € H}(Q) be the Green’s function of the adjoint operator 4*+ Al
with singularity at the point y € Q, i.e.,

(2.8) A(x, &) +Ax, &) =x(y),  VxeH)(Q).

Since by (1.2) and (2.8) we have u(y,4) = (f, g(-,y,4)) = (f, (-, v, 4)),
the estimate (2.7) follows if we show

(2.7) llu(s, Moo <

C
(29) ||g(’>ys}~)”l§m, J’GQ, A'GZK,G'

Our strategy for proving (2.9) is to introduce the function
(2.10) ’U(x) :’U(x,y’l) =g(x’y,l)e7€|x—."|,

where ¢ is related to A as in (2.1) and y is a positive number to be chosen
below. We shall prove

(2.11) v, v, Moo < CE, yeQ, L€y,
which implies
lg(x,y,A)| < CElem vl X, y€Q, L€y,

and (2.9) follows in view of (2.3). The Ansatz (2.10) is motivated by the ob-
servation that, in the special case when Au = —u", we have

0< g(x,y, &) <tete<hol 50,

by the maximum principle, the bound being a fundamental solution. We also
remark that g(x, y, 1) may be calculated explicitly in this case to give a direct
proof of (2.9); see [5, §8.1].

To complete the proof, it thus remains to prove (2.11). From (2.10) we have
g(x) = v(x)e %Ix¥  so that

(2.12) g'(x) = v/ (x)e R _ peu(x)e " s(x — y),
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where s(x) = +1 according to the sign of x. Choosing x(x) = v(x)e?*~Vl
for the test function in (2.8), we obtain by straightforward calculations that
A, v) + Av|* = v(y) + 2iyé Im(as(- — y)v’, v)

+ 7% (av, v) — pE(bs(- - y)v, v).

In order to apply Lemma 2.1, we need to bound the right-hand side. First
we use the inequality

(2.14) vl < VIVIHIVIL, v e H(Q),

to get

(2.13)

) < VIV < §771E + 31012 + 5778 vl1>
Next we have
2y¢|Im(as(- — y)v', )| < 29¢[lalloollV'[l V]| < FlI0'I1* + CY?E 0]
Similarly,
Y2 av, v) < Y allollv]? = CY?E 0|,
and, using Poincaré’s inequality ||v|| < ||[v||,
pEl(bs(- = y)v, v)| < PEIBllooll’ V]| < gllv'I* + CY2E 0]
Thus the right-hand side of (2.13) can be bounded by

(2.15) Lyl + 31 + CrE v,
and Lemma 2.1 yields
Ho'I2+ (1= Cy¥HE v < 3y7'¢7h, A€,
By taking y sufficiently small, we arrive at
(2.16) vl < CEZ32, ||| < CETV2, A€,

which in view of (2.14) implies the desired bound (2.11). O

Remark. Since |[g(-, y, D1 = [v(-, ¥, e |, < CE~12 (-, y, |, we
note that (2.9) actually follows directly from (2.16) without passing through
(2.11).

We now turn to the corresponding result for the discrete problem (1.3).

Theorem 2.3. Forany 6 € (3n, n) there are k >0 and C > 1 such that

C
IR(A, —Ap)Pyfllp < M_—Klllfllp, JeLy(Q), A€y, 1<p<oo.

Proof. Let 6 € (%n , ™) be arbitrary and let k¥ be as in Lemma 2.1. Referring
to the discussion at the beginning of the proof of Theorem 2.2, we note that it
suffices to show the resolvent estimate for p = co.

Step 1. We first dispose of the case when 4 is large compared to A~2 by
noting that

(2.17) [4nxlloo < Cth™2IXlloos X € Sh-

In fact, by inverse inequalities and the stability of P, in L;(Q) (see [4]), we
have

(x> ) = (AnX > Pad) = A(X, Pa9) < Cllx'lloo | (Pad) 11
< Ch Y xlloollPadlli < CrA~ 2| xlloo ISl »
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for y €Sy, ¢ € L,(Q), which shows (2.17). Thus, if
(2.18) Al > Coh=2,  where C, = max(2Cy, k),

then |27 4px]lo0 < %||)(||oo , S0 that by the stability of P, in L. (Q) (see [4])

G + 437 Pl = [0 S ]|
(2.19) J=0

2 C
< =P oos— 00

Since (2.18) implies (note that A < 1)
(2.20) K< C < Gh™2,

so that |A — x| < 2|A|, we may conclude that the desired estimate holds for
|A] > Crh2.

Step 2. In this step of the proof we shall bound the solution of (1.3) at the
nodal points and show

_C

M"d”f"w’ lez}c,0> MlSCZh_z

(2.21) max lun(xj, A)| <

For future reference we note that, by (2.3) and (2.20), the assumption |i| <

C,h=? implies that ¢2 < |4 — k| < |A| +x < 2C,h~2, thatis, Eh < C.
Following the proof of Theorem 2.2, we let x; be an arbitrary nodal point

and introduce the discrete Green’s function g, = g(-, x;j, 1) € S;, defined by

A(xn > &)+ AXn > &n) = xn(x;), Yxn € Sh.

With v(x) = v(x, x;, 4) = gu(x, xj, A)e?** %! we shall show for some y €
(0, 1) that

(2.22) |v(, x5, Mo < CE7Y, j=1,... ,N, A€, 4, A< Ch72,

which leads to (2.21) in the same way as in the proof of Theorem 2.2.
With x(x) = v(x)e?**—%! the argument leading to (2.13) now yields

A(v, v) + Al1> = A(X = Xn> &)+ A(X — Xn» &)
(2.23) + xn(x;) + 2iy& Im(as(- — x;)v’, v)
+ %% (av, v) — yE(bs(- — xj)v, v),

where yx;, € S, is arbitrary. For x, we choose an “elliptic projection” of yx
defined by

> =" 9),  VPES).
It is well known that x,(x;) = x(x;), so that x,(x;) = v(x;). The last four

terms are thus the same as in (2.13) and can be bounded as in (2.15). For the
two remaining terms we have, by a well-known error estimate and an inverse
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inequality, with [|ull3, = Jq, |ul*dx,
|[A(x = xn > &) + A0 = Xn > &h)l

N
<Y (Ix = xila, Ighlla, + 141 1z - xala, lhlla,
i=0

N
< Y (R o, lighla, + 1AIA7 X le, gkl
i=0

N
< CY R lg, lgalle, »
=0

where we have also used the assumption that |A| < C,A~2. Recalling that
x(x) = gp(x)e?rex=xl  where g,(l')(x) = 0 on Q;, and that ¢4 < C and
y € (0, 1), we have

r—1

— —_ _ l _
B2x g, < CeSTh2 Y (7€) |8\ g 21!
1=0

r—1
< Ch™? ((76)’Ilghllg, + > & h | g;l”Q,) e2Elx—x)|
I=1

< C(%lgnlla, + Ighlla, ) reeim 1,

Hence,

B2l gnlla, < C(ghlla, + 2l gnlla, ) el gulla, €51,
and since, cf. (2.12),

lghlla, +7¢lglla, < C(I0"lla, + ¥Ellvllg, Je =51,
we may finally conclude that

|A(x = x> &) +A(X = Xn» &) < §lIV' |12 + CP*E||v]%.
Thus, the right-hand side of (2.23) may be bounded as in (2.15) and the bound
(2.21) follows for y sufficiently small by application of Lemma 2.1 as in the
proof of Theorem 2.2.

Step 3. Having established the estimate (2.21) for u; at the nodal points,
we now want to show the same bound in the interiors of the subintervals. (Of
course this is trivial if » = 2.) Assume that the maximum of |u,| is attained
in the subinterval Q,. We introduce the subspace

Sn(Q) = {x € Sy :suppx C Q},
and define v, € S,(Q;) by
(2.24) A(vp —up, ) +K(vp —up, x) =0,  Vx € Sp().

We shall first show for i, = u, — v, € S, that with ||u||., o, = supg, ||,

(225) linlloo, 0, < € max (jua(e)l, lun(xi1)1)
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which in view of (2.21) implies
226) Vb0 < Groglfles A€ Te0, A< Cob™
We shall then show
Q2 ol S el fles A€ Beas WS Coh2,

which completes the proof, since uy = i, + vy, .
To show (2.25) we note that, with #, equal to the linear interpolant of u,
on Q; and @, = u, elsewhere, equation (2.24) implies

Ay —ap, x) +k(@p —p, x) = A, x) + 6@y, X)), VX € Sp().
Since wy, = @y, — iy, € S,(Q;), this implies
A(wy , wy) + kllwyll> = Ay, wp) + K (@, wh),
and an application of Lemma 2.1 (with A = ¥ and with ||u||§1[ = fQ, lul?dx)
shows

lwhll> < ClA(@y, , wh) + K (@, wa)| < CllELIG, + Cllanlig, + 5wl
Since
lwalloo <Alwhll, ™2 lanllq, + ANl < C max(juy (%)l lun(xi41)) »
we may conclude that

lwnlloo < € max (lun(x)l, 1n(xz21)1)

and (2.25) follows, since i), = il,—wy and @)oo, @, <max(Juy(x;)|, |un(xi1)1) -
It remains to estimate ||vy||oo - From (2.24) and (1.3) we have

A, x)+Awp, x)=(F5 %) — A —K) (@, x),  Vx € Sp(Q).
Taking y = v, , we obtain
A(vy, vg) + Allvall> = (f i) = (A = 1) (@, vp).
An application of Lemma 2.1 yields, in view of (2.3) and (2.26),
lvall? + Ellvall® < CI(Sf, va) = (A — 1) (it , i)
(2.28) < C(Iflloo + 12 = Kll1#hlloo, 0, ) loall
< ChY2| fllollvall.

Hence,
lvall < CRY2E72) flloo

Since ||vp)leo < Ch~1/2||lv,|| by an inverse inequality, we conclude that (2.27)
holds. O

We may now prove our main result.

Proof of Theorem 1.1. We only consider R(4, —A). The proof for R(1, —A4;)
is identical. Fix 6 € (3x, n). By Theorem 2.2 there are ¥ > 0 and C > 1
such that

(2.29) R4, —4) fllp < |/1 IIfIIp, A€ Xy .
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The assumption (1.1) and Lemma 2.1 imply that B;(u, v) = A(u, v) +A(u, v)
is coercive uniformly for A € X_, /2 22 U Z 9, so that, by Lax-Milgram’s
lemma, equation (1.2) has a unique solution and

IR(A, =A)fllg < ClAg-1 5 feH(Q), A€Z_42,22UZx s

Hence, |R(A, —4)f]l, < C||f||,, , and using also (2.29), we get
IR(A, —A)fll, < n Ml 1Ay A€X_g2,m/2UZk g

We then choose ¢ € (%n, 0] such that %o , C Z_;/2, 22 U Zc g. Together,
these estimates show the required bounds for R(4, —A4) for A€ X, =%y ,. O

We shall also need an estimate of the norms of the resolvents considered
as operators from .Z(Q) to LOO(Q) , where ./#(Q) denotes the set of finite
measures 4 with ||u|.» = |u|(Q) = [, d|u|. Witheach p e .# (Q) we associate
a distribution (also denoted ;t) in the usual way: (u, x) = [ x(x)du(x) for
x € C(Q). Recall that P, : #(Q) — S, is defined in (1.4).

Theorem 2.4. There are ¢ € (3n, n) and C > 1 such that

7 ——=|fle, [eH(Q), L€X,.

VI+A 1 + |4
Proof. Let 0 € (%n, m) be arbitrary, and let k be as in Lemma 2.1. Taking
x =u in (1.2) and applying the lemma shows

11> + S lull> < CUSf, DI < Cllflle oo, 2 €2,

which in view of (2.14) and the arguments in the proof of Theorem 1.1 implies
the desired result for R(A, —A4). The same argument appliesto R(4, —A4;). O

IR, =A)flloo+IR(A, =AR) Py flloo <

3. ERROR ESTIMATES

In view of the assumption (1.1) and the Lax-Milgram lemma we may define
a bounded linear operator R, : H}(Q) — S, by the equation

(3.1) ARy —v, x)=0, Vx € S.

For this “Ritz projection” we have the following error estimates.

Lemma 3.1. There is a constant C such thatfor k=1,... ,r, 1 <p <oo, we
have

IRy — vllp + All(Ryv — v)'ll, < CH||vllk,p, v € HY(Q) N W, (Q).
Proof. The case p = oo can be found in [14] or [7]. We prove the case p = 1
by a slight modification of the argument of [7]. The remaining case 1 < p < 0o
then follows by interpolation.

We shall show below that
(3.2) I(Ryv =)'l < CH* Yo, k=1,

The desired bound for ||R,v — v||; then follows by the standard duality argu-
ment. In fact, let ¢ € L,(Q) be arbitrary and define y € H}(Q) by

Ax, w)=(x,8), VxeH\(Q).
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Then
(Rpv —v, ¢) = ARpv —v, ¥) = A(Rpv — v, ¥ — Ryy)
< Cl(Rpv = ) hl(Rey = ¥)'llo
< CH Y[l 1 ChllY 12, 00 5
which implies ||R,v — v||; < Ch¥||v|x. 1, since clearly |2, 00 < C|lé|loo -
. In order to show (3.2), we introduce the projection R, : H}(Q) — S, defined
’ (Ryv =)', x)=0,  Vxes,.

It follows that (R,v)’ = P,v’, where P, denotes the L, projection onto V), =
{x € Ly(Q) : xlq, € 11,2}, see [7, §4]. Hence,

(3.3) I(Rpv =)l < CH Molly,y, k=1, .,

since P, is stable in L;(Q) (this is trivial because P, is a local projection).

It remains to estimate 6 = R,v — R,v. We introduce the piecewise constant
function & defined by a(x) = a(xi,1/2) for x € Q, where x> denotes the
midpoint of Q, , and we note that

(a(v — Ryv)', x')g, =0, Yy € Sp.
Since 0 € S, we thus have _
al|0'll3 < A(6, 0) = A(Ryv — Ryv, 0) = A(v — Ryv , 6)
= (a(v — Ry)', 0') 4+ (b(v — Ryv)’, 0) + (c(v — Ryv), )
=((a-a)v—Ry), 8)+ (b(v — Ryv), 0) + (c(v — Ry), 6).
Hence,
16'13 < Chll(v = Ryv)' 11116 lloo + Cll(v = Ryv) 1118l < Cll(v — Rpv)'[11116|2-

Therefore,
101 < 110'll2 < Cli(v = Rpw)'lv,

which together with (3.3) implies (3.2). O

We now turn to the proof of an error estimate in the case of smooth solutions
of the nonhomogeneous problem.

Theorem 3.2. Let 1 < p < oo, let u be a sufficiently smooth solution of (1.5)
with uy € H}(Q) N W, (Q), and let u, be the corresponding solution of (1.6).
Then

t
lun(t) = w(llp < Clition — oll, + Ch" (|1l p + /0 lullp ds)-
Proof. Following a standard practice, we divide the error into two parts:
(3.4) e(t) = up(t) — u(t) = (uh(t) - R,,u(t)) + (R,,u(z) - u(t)) = 0(1) + p(t).
In view of Lemma 3.1, we have

(3.5 IDplp < CH DUk p»  1=0,1, k=1,...,r,
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where D, = 9/0t. Since this estimates ||p(¢)||, in the appropriate way, it only
remains to estimate 6(¢), which belongs to S, . In view of (1.6), the identity
ARy = PyA and (1.5), we find that 6, + 4,0 = —P,,p,, and hence

(3.6) 6(t) = E4(1)0(0) - /0 Ep(t — 5)Pypy(s) ds.

The desired error bound now follows immediately by application of (3.5) and
the stability estimate for E,(¢) in (1.11). O

The proof of Theorem 3.2 is based on the stability in L,(2) of the dis-
crete evolution operator Ej(¢) together with the “truncation error estimate” of
Lemma 3.1. Since L,(Q) stability is also available for completely discrete evo-
lution operators E}}, = r(—kAy)" based on 4-acceptable rational functions, see
(1.17), it is possible to obtain analogous error estimates for certain completely
discrete schemes. We carry this out for the backward Euler and Crank-Nicolson
methods in the following theorem.

Theorem 3.3. Let 1 < p < oo, let u be a sufficiently smooth solution of (1.5)
with uy € H}(Q) N W, (Q), and let U, be the corresponding approximation
obtained by the backward Euler method (1.18). Then

tn tn
1T —(tn)llp < Cllsion—olly+Ch" (l1uolly, p+ /0 il p ds) +Ck /0 lualp ds.

For the Crank-Nicolson method (1.19) we have
1y
1T = uta)lp < Cly = ol + Ch (Il -+ [ ol )

ty
+ Ck? /0 (Iaaely + el ) ds.

Proof. Using a splitting of the error analogous to (3.4), we have for the back-
ward Euler method instead of (3.6)

n
0n = 00 — kY Ef 7" Pu(8p; + @uu(ty) - wi(1y)))
j=1

where Eyj, = (I + kA,)~!, from which the proof proceeds using the stability
property (1.17) with r(4) = 1/(1 — 1) and standard estimates. The argument
for the Crank-Nicolson argument is analogous. O

General time-discretization schemes require more complicated approxima-
tions of the source term f'; see [2]. Avoiding this difficulty, we shall content
ourselves in the rest of this section with studying the homogeneous equation
(f = 0). We will then need smoothing properties, which are slightly more
general than (1.10). In particular, we need to deal with solutions which already
possess some initial smoothness and compatibility. In order to express this we
define for nonnegative integers m and for all p € [1, oo]

WrHQ)={veW(Q):4v=0at x=0, 1 forall integers j € [0, m/2)}.
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Lemma 3.4. Let m and k be nonnegative integers. Then

GDUNEDVIm,p + LE (O)0llm,p < Cut ™" lv]l,, >0, veLy(Q),
(3-8) NE@lloo + IER(t) Prvlloo < Ct ']l 0, t>0, ves(Q).
(3.9) I4“E@)vllm,p < Ci,mt ™ [0llm,p, >0, ve W (Q).

Proof. The regularity estimate (3.7) follows from the analyticity of E(f), see
(1.10), together with (1.7) and the interpolation inequality

"uI”P S CV "u"P"u”"P ’ 1 SP S oo, uc VVPZ(Q) ’

which can be proved by elementary arguments. In fact, let m = 2/ + i with
[>0and i=0 or 1. Then

IE@0llm,p < CullA'E(t)o]l;,p < Cm\/IIA’E(l)vllo,pllA’E(l)vIIzi,p

< CnIAE@)llo | A E(@)vllo,p < Ct=™2 0],

and similarly for E’(¢)v. The bounds in (3.8) follow from the resolvent esti-
mates of Theorem 2.4 and the contour integral representation of the semigroups
in the same way as (1.10), (1.11).

We now turn to the proof of (3.9) and first note that it suffices to consider
the cases k = 0 and 1, since the case k > 2 follows from these and the identity
A*E(t)v = (4E(t/k))*v. We also note that the case m = 0 follows from
(1.10). Assume now that (3.9) has been proved also for m = 1. Then for
m > 2 we may write m = 2/ +i with / >0, i = 0 or 1, and obtain for
k=0,1

|A*E()0llm,, < Cl|AE(@t)0);,, = Cll4*E(t) 4|, p
< CrH|A )i p < Cut ™ ollm,,, v e WM(Q).
It remains to consider m = 1. For k =1 we have
I4E(t)vll1,, < C\/IIA2E(I)UIIpIIAE(t)vIlp
SCE Py, veWHQ), i=0,1,

from which the desired result follows by interpolation. In fact, for each v €
W (Q) and € > 0 there is v, € W2(Q) such that |lv — ve|, < Ce|vl; ,
and ||[vell2,, < Ce~ |||y, ,. For € <1 this is achieved in a standard way by
extension of v to an odd 2-periodic function and by convolution with an even
mollifier on the scale €. If € > 1, then we take v, = 0. Hence with € = ¢!/2
we obtain

I4E@)vll1,p < AE@)(V = ve)ll1,p + [AE(@)velly
< CPP = velly + C ' Pocla,p < CH 4 olly . veEWNQ).

The final case m =1, k = 0 follows from the Cauchy integral representation
(1.8) once we have shown the resolvent estimate

C .
(3.10) IR(A, —A)fll1,p < Twllflh,p, fe W Q).
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To prove this, we set u = R(A,—A4)f and v = aBu', where B(x)
exp(— [y 2‘ dt). Then it is easy to show that v € W2XQ) and v/ =

B(Au+ cu — f), so that
—(av'") +cv+iv=g, xeQ; v'(0) =v'(1) =0,
where g = (aBf)' —(aB)'Au—(caB)'u satisfies ||g||, < C||fll1,, . An argument

similar to the proof of Theorem 1.1 now gives |jv||, < %Illllg" » » which implies
(3.10). The proof of Lemma 3.4 is now complete. O

Remark. The interpolation argument that we used in the proof of the special
case m =1, k=1 of (3.9) may also be expressed by saying that W,}(Q) is
continuously imbedded in the space (L,(Q), W;}(Q))l /2, defined by the real
interpolation method. The estimate (3.9) follows more directly from (1.10)
when 1 < p < oo, because W,(Q) = (L,(Q), W2(Q))1/2, in this case. This
is not true when p = 1, oo (cf. [9]), which is the reason for our indirect proof
of the special case m =1, k =0 of (3.9).

We now consider the homogeneous equation with nonsmooth initial data.
Theorem 3.5. Assume that f(x,t) =0. Let u be the solution of (1.5) and uy
the solution of (1.6) with ugy, = Pyug. Then

lun(t) = u(t)llp < CH"t™"|ug|lp , 1>0, ug€Ly(Q), 1 <p<oo,

lun(t) = u(®lloo < CHE™CHDP|ugll g, >0, up € M(Q).

Proof. Since u(t) = E(t)uy and u,(t) = E(t)P,ug , we must estimate the norm
of the error operator F,(t) = E,(t)P, — E(¢). We first consider (3.6) again and
divide the interval of integration into (0, ¢/2) and (¢/2,t). Integrating by
parts in the first integral, noting that P,e(0) = 0, we get
t/2 t
00 = ~Est/DBup(c12) = [ BN =9 Bipt)ds = [ Eut=9)Pupi(s)ds.
t

Using the stability estimates in (1.11) and the error estimates (3.5), we obtain

t/2 t
16)ll, < Cllp/2ll, +C [ (t=9)"" o)l ds+ C IIps(S)IIp ds
0

t/2
< Cht (uu(t/2>nk,,,+z-' /0 lu(s)llx, p ds + / lus(s) uk,,ds),

for k=1, ..., r. In particular, it follows that
(311)  |FuOuoll, < C sup (IE(s)tollrp + SIE ()l )-
0<s<t

Further, by (3.7) with m = 1, we obtain a preliminary estimate of low order:

|Ew(t)tolly < Chi~1/2 sup (sV2|E(s)uolls,p + s E (s)uollr )
(3.12) O<s<t

< Cht™"|jug|l,.
Writing
(3.13) Fy(tyug = Fy(t/2)E(t/2)uo + E(t/2)Fy(t/2)uo + Fy(/2)*uo,
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we have, by (3.11), (3.7) with m =r,
1 Fw(2/2)E(t/2)uoll, < Ch" sup (IIE(S)uollr,p +SIIE'(S)uo||r,p)
t/2<s<t

< ChHtPuollp
and in view of (3.8), using #/4 as an intermediate level,

(3.15) IF(t/2)E(t/2)uolloc < ChTt™ D2 gl 4.

We further note that FE(t/2)F,(¢/2) is the adjoint of the operator
F,(t/2)*E(t/2)*, where E(t)* = e~*4" and similarly for F,(¢)*. Since the
operator Fy(¢/2)*E(t/2)* is bounded in L,(Q) for 1 < p < oo as in (3.14),
its adjoint is similarly bounded in L, (), p’ being the conjugate exponent to

p . Hence,
I E(2/2)Fy(t/2)uoll, < Ch™t™"|jugllp.

For the third term in (3.13) we have by (3.12)

I1F(2/2)*uoll, < Cht' || Fy(t/2)uoll, »

and we may conclude that altogether
IEx(O)uoll, < ChTEPlugll, + Cht™' || Fy(2/2)uoll, ,
or, after r iterations,
IEw(Bytolly < CA't="72 (Il + 1B (2/2" ol ) -
Since, by stability ||F,(¢/2")uoll, < Clluoll, , we infer that
|1 Fx(t)uoll, < CRt="uollp ,

which proves the first inequality of the theorem.
Finally, we consider the case when uy € .Z(Q). For the second term on the
right in (3.13) we then have by (3.8)

IE(2/2)F(t/2)uolloc < Ct™YV2|E(2/4)Fy(t/2)uoll-

Here, E(t/4)F,(t/2) is the adjoint of the operator Fj(¢/2)*E(t/4)*. Since the
operator F,(1/2)*E(t/4)* : Lo (Q) — C(Q) is bounded as in (3.14), its adjoint
is similarly bounded in .Z(Q). In fact,

(E(t/4)Fy(t/2)uo, ¢) = (uo, F (t/2)E™(t/4)8) < lluoll.w | Fy (1/2)E*(t/4)¢loo »
for all uy € #(Q), ¢ € C(Q). Hence,
I E(2/2)F3(t/2)tholloo < Ch"E=+D 2 ug] 4.
The proof can now be completed in the same way as above, using the inequality
I1F(t/2 ) tolloo < Ct 2 lugller
which follows from (3.8). O
We conclude by proving the error bound (1.22) for a completely discrete ap-

proximation of the solution of the homogeneous problem, which we announced
in the Introduction.
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Theorem 3.6. Let u be the solution of (1.5) with f(x,t) = 0 and let U, =
r(—kAy)"ugy, . Assume that the rational function r is accurate of order q (1.15)
and A-acceptable (1.16). Then, for 1 < p < oo, we have

NUn — u(ta)llp < C(”“Oh — uolp + A'|luollr,p + kq||u0||2q,p) ’ th=nk >0,

if up € W(Q) with m = max(r, 2q).
Proof. By stability (cf. (1.17)) there is no loss of generality in assuming that
Uop = Pyug . Using (3.11) and (3.9), we obtain

| En(tn) Patto — E(tn)uollp < Ch"||uollr,p »
and it remains to estimate
G, Pyuy = (r(—kAh)" - Eh(tn)) Puy.

Following [1], we use the identity

q—1 ) )
GnPyto = Y Gu Ay (P A™" — 45" Py) A7 iy,

j=0

+ GnA; Py A%gr + Gn Py(uo — flok )

where i, is to be chosen so that

(3.16)

(3.17) lluo = ttoxlly < Ck?lluoll2g,p »
(3.18) l4%ocllp < Clluoll2g,p »
(3.19) 4 doicll-p < Ck™Nluollr,p,  0<j<g-—1

In [1], ig; is defined by truncating the Fourier series of ug, but this is not
suitable here and we choose instead

iy = f(kA)E(kA)uo,  where f(A)= Zq: (=A)"/nl=e~* + O(AT*1), A -0,

n=0

so that 1 — f(A)e* = O(A491), as A — 0. Hence, using the same contour I" as
in (1.8) and the resolvent estimate of Theorem 1.1, we have

lluo — dokllp = 114741 — f(kA)E (kA4))A%uo|p
- “2% /r e (1- f(k2)e )R, - 4) dAAquOHP

= kot /F 379(1 = D)) RO A, —A) d A%us |

<ckt [ p 11 = fpe) exp(pe ) dp %ol

< Ckuoll2g,p »

where we also used the fact that A is a second-order differential operator. This
is (3.17). Moreover, by the analyticity of E(¢), see (1.10), we have

q
N 1
149 G0 || = 1149 f (K A)E (k A)uoll, <) —ill (e A)" E(kA)Auollp
o n=0
< Cll4%spllp < Clluollzg,p »
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which is (3.18). Using also the smoothing property (3.9), we obtain
|4 tgicllr,p = k71| (kAY f(kA)E (kA)uollr,p

q
_; 1 . .
<k™ Z(:) (k)™ E(kA)uolly p < Ck™lluollrp »
n=
which is (3.19).
Returning now to the identity (3.16), we first note that (1.17), (1.20), and
(1.11) imply :

(3.20) 1Gady vally < CK|lvall,,  0<j<q, v €Sh
Moreover, since A;‘P,, = R,A~!, Lemma 3.1 implies
|(PhA™" = 4, Py)oll, = |1Ph(I = Rp)A™ 0ll, < CRT||A™0|lr
Hence, using also (3.19), we find
1Gn Ay (PaA™" = A P) AT il < CR|(Prd™" — A ' P) A7 it
< CKR || A agilr, p < CHlluollr, p »
for 0 < j < g — 1. Similarly, using (3.20) with j = g and (3.18), we have
Gnd,  PaA%lior|lp < Ck?|A%Ttgllp < Ck?uoll2g, p-
Finally, by (3.20) with j =0 and (3.17), we conclude that
1GnPh(tio — dor)llp < Clluo — dtokllp < Ck?||uollzg, p

and we have estimated all the terms in (3.16) in the desired way. 0O
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